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HABUTATOP OOJITOBOI'O PbIHKA

BAJMIOTHbIE OBJIUTALIUA
! KINNKOYEBbLIE MHOWUKATOPDI
o [laHHble NyYlLe, BEPOSITHOCTb CHIKEHWS CTaBKW BCE MEHbLUE Value ADay  AMonth  AYD
e O crmcaHnsax 1 KpeauTHOM kpusice EMBI+Rus Spread L 14000 -13.00 -44.00 -7.00
e ONTUMM3M HA POCCUMCKOM PbIHKE, NMOTEHLAMN BO BTOPOM JLLENOHE EMBI+ Spread v 25669 -9.95 -30.99 17.69
e ArentctBo Moody's noBbicuno peituHr MpomcesabbaHka ML Figh Yield Index 180,27 0.00 142 307
y P P Russia 30 Price L 11564 -0.02 0.03 1.74
Russia 30 Spread { 132 -1 -46 17
PYBJIEBbIE OEHMFAU‘MM Gazprom 13 Price I 114 3/8 -1/8 +11/8 +4/8
e Kypc pybnsi HaCTOPOXWI PbIHOK Gazprom 13 Spread 293 -15 -90 -4
UST 10y Yield T 3915 +0.12 +0.44 -0.11
?
*  PCXb paamecTuT pyBnesbie obnuraLim? BUND 10y Yield T4005  +0.08 +0.19 021
e  Hosble pasmeLleHns Mockabl UST10y/2y Spread l 144 5 .28 +47
) . Mexico 33 Spread J 194 -1 -31 -2
MAKPO3KOHOMUKA U OEHEXXHbBIN PbIHOK Brazil 40 Spread v 397 -9 -48 -8
n ECH . 6036 Turkey 34 Spread y 361 -12 -41 +62
[ ]
PEACTOSLLME NAATEXM MO npoiayT 6e36one3HeHHO 003 4601 T 63 201 006 002
Mocksa 39 T 6.69 +0.23 -0.06 +0.17
OMUTEHTbI: COBbITUA U KOMMEHTAPUU MocoBnacTs 5 L 763 001 0.06 +0.60
e PoceBpoBaHk: oT4eTHOCTb 3a 2007 T. C OrOBOPKOIA ayauTopa Fasnpom 5 o761 +0.31 179 +149
A6 _ 2007 LienTen 4 T 838 +0.06 -0.58 +0.57
. 30yka Bkyca: pesynbTaTbl esTenbHOCTY 3a r. PG/ 23808 0118 0351 0755
$/EUR L 1548 -0.008 -0.033 +0.088
TOPIOBbIE UAEU Py6./EUR l 36.807 -0.031 -0.281 +0.964
e Tokynatb cyGopAvHIpoBaHHbIit URSA 11 — GoHp HeorpaganHo Aelues | NDF 6 wec. T 24010 40130 +0470 0700
OTHOCUTENbHO «CTapLLMX» oBnmraLmit YPCA 6aHika B Jornapax v espo RUR Overnight T 33% n/a n/a n/a
. Kopcueta 1 629.5 +41.60 +70.50 -34.60
o [lokynate Bbinyck SINEK 15/12, nocne noBsblleHNs penTUHra
Pecnv6 T CVHEK BBB Fiteh [enoautsl B LI L 1986 -13.60 +17.10 -317.00
ecny mﬂim aT$4p%I'aH " a fo - arerTcteom Fitch cnpena K | .00 onep. L v 626 1920 +31.90 4500
BbiflyCKy Alrosa 14 ObiTb HE AOTKHO RTS Index T 233957  +079%  +10.77%  +214%
o [lokynaTb obnurauum kasaxckoro 6aHka «LieHTpKpeaut». Kopeickuii | Dow Jones Index L 1283218 -0.34% +4.11% -3.26%
BaHk  Kookmin cobupaetcs kynute 30% B kanuTane ©OaHka. | Nasdag T 249512 +0.27% +8.95% -5.93%
Cnpaseanuebin cnipeq k ATF — 100-150 6n 3onoTo ! 866.95 -1.78% -6.31% +3.99%
e Tokynatb GaHkoBckue eBpoobnurawm: Tatfond 10 1 TransCap 10. | Hedro Urals T 1880 +0.01 *0.13 +0.30
Hekotopbiit noteHuman B atux Gymarax elie ocTaetcs, Aaxe C Y4€ToM | TRUST Bond Indices
HeAaBHero pocTa
o TokynaTs obnuraunm F3C-2 cnpen k kpusoit Masnpoma 400 6n — aTo : TR ADay AMonth AYID
TRIP High Grade L 18149 -0.04 0.97 1.60
CIULLIKOM MHOTO :
5 TRIP Composite T 183.88 0.00 0.00 0.07
(] |_|0KyI'IaTb 6ymarm M3 Yncna Tex, KoTopble AakT HanbonbLnit cnpen K | TRIP OFZ L 17091 -0.03 0.45 0.24
craske PEMO LB 1 npu aToM UMEIOT He crmwwikoM BonbLUyo A0paumnio — | D) Russia 17207 003 123 7207
Bbinyckn YPCA banka, XK®b u 6aHka «Pycckuit CtaHgapT» TDI Ukraine L 16678 0.02 0.41 66.78
e [lokynate obmuraymm TrK-10-1, TrK-6: «3awwtHas» pawopaums, | TDI'Kazakhs T 14249 0.21 158 4249
npuUBneKaTenbHas [0XOAHOCTb, 3MUTEHTbI BbIMYCKOB HeaasHo obpenw | TD!Banks T 18522 0.02 1.92 65.22
CBOWX CTPATErMyeckuX HBECTOPOB TDI Corp T 1au 0.06 160 44
o [okynatb kopotkme Gymarn BBLO-3 1 HKHX-4, amutentol kotopsix | TRUST Dollar and Rouble Bond Indices
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Hacmoswuii omyem He sensiemcs npednoxeHueM umu npocsBol Kynums unu npodame Kakue-ubo UeHHble Bymazu Unu cessakHble ¢ HUMU (DUHAHCOBbIE UHCMPYMEHMb! UG NPUKSME y4acmue 8 KakoU-Iubo cmpameauu mopaoenu.
Xoms u:-npopmauus U MHEHUS, U3/TOXeHHbIe 8 HacCmosAweM om4yeme, A8MAMCA, HACKONbKO HaM U3BECMHO, 8EPHbIMU Ha Bamy om4yema, Mbl He npe@ocmasnﬁeM NPAMO 02080PEHHbIX Unu nodpaayMeeaEMblx aapaHmuu unu 3akmYeHull
OMHOCUMENLHO UX MOYHOCMU Unu NOHOM!. [pedcmagneHHble UHGOPMaUUs U MHEHUS He Bbinu cneyuasibHo nod2omoeneHs! Onisi KOHKPeMHOU onepayuu mobbix Mpembux Uy U He Npe 0 i aHanu3 KoHKpemHoli
cumyayuu, croxuswedcs y mpemsux nuy. Ml MOXeM U3MEHUMb C80e MHEHUE 8 00HOCMOPOHHeM nopsdke 6e3 obA3amenbemea cneyuarsHo yeedomMsmb K020-Mub0 0 MaKuX USMEHEHUSX. MHDOPMAUUS U 3aKITOYEHUS, USMOXEHHbIE 8
Hacmoswem om4yeme, He 3aMEHAM He3agUCUMYK OUEHKY UHBEeCMUUUOHHbIX nompeﬁHocmeﬂ u l{sﬂefl Kak020-1ubo nuya. MHeHUﬂ, 8blpaXeHHbIe 8 0OaHHOM om4yeme, Mo2ym omiu4yambCA UIU nNpomusopeyums MHEHUAM 6py2ux
nodpasdeneruli AK6 «TPACT» («baHK») @ pesysibmame UCNoMb308aHUS PasHbIX OUEHOK U Kpumepues, a makxke npoeedeHust aHanusa uHpopmayuu Onsi pasHbix uened. [aHHbili OOKYMEHM MOXem ucnofb308amscsi mosbko Onst
UHGhOPMAUUOHHBIX yeneli. Onucarue mo6ol KoMNaHUU Unu KOMNaHUl, Unu X UeHHbIX Gymae, unu pbIHKos, U HanpaseHul pasgumus, ynomsHymbIx @ daHHOM omyeme, He npednonazaom NOMHOMbI UX ONUCAHUS. YMeepxdeHus
OMHO 0 NPOWTBIX Pt 08 He of 0 cgudemenscmeyiom o 6ydywux pesynsmamax. baHk u ces3aHHble C HUM CMOPOHbI, OOMKHOCMHbIE nuya, Oupekmopa u/unu compydHuKu baHka u/unu cesidaHHble ¢ HUMU
CMOPOHbLI Mo2ym enademsb AonsMU Kanumana KoMnaHull unu 8bINoiHAMmb yenyeu 0nsi 00HoU unu 60Mbweeo Yucna KoMnaHul, ynoMsiHymbIx 8 HacmosiweM omyeme, u/unu Hamepesaomes npuobpecmu makue 0onu kanumana u/unu
8bINOMHAMb NUGO HaMepesambCs 8bINONHAML Makue ycryeu 8 Gydywem (C y4emom eHympeHHuUX npouedyp baHka no usbexaHuto KOHGIUKMOS UHMepecos). baHk U ces3aHHble C HUM CMOPOHbI Mogym Oelicmeosamb U yxe
deticmeoeanu Kak Qunepbl ¢ UeHHbIMU Gymazamu unu Opyeumu (hUHaHCOBBIMU UHCMPYMEHMaMLU, ykasaHHbIMU & OaHHOM om4eme, Unu UeHHbIMU GyMazamu, NexauyuMu 8 0CHO8e MaKuX (hUHaHCOBbIX UHCMPYMEHMO8 MU Ce3aHHbIMU C

bILLE! HHBIMU UEHHbIMU 6] Kpome mozo, baHk Moxem umemb UNU yxe UMEn 83aUMOOMHOWEHUs, uniu moxem npedc unu yxe npeoc (huHaHcoBbIE YCITy2u YNOMSHYMbIM KOMNaHUSIM (BKTioyast
UHBECMULUOHHbIE GaHKOBCKUE ycrtyeu, (hOHA0BBII PbIHOK U npoyee). CompyOHUKU bakka unu Ces3aHHble ¢ HUM CMOPOHbI MO2YMm Unu Mo2nu Bbimb Makxke cOmpyOHuKamu umu Oupekmopamu ynoMsHymbIx KomnaHul (c ydemom
8HympeHHux npouedyp baHka no usbexaHuro KOH(IUKMos uHmepecos). B barke pa3pabomatbi U 8HEOPEHbI Cf Hble npouedypbI, Np: YI0UUE HECaHKUUOHUPOBAHHOMY UCNOMb308aHUI0 CTyXeBHOU UHGOpMauuU, a makxe

803HUKHOBEHUIO KOH(PIUKMA UHMEPECO8 8 Cesi3U C OKasaHUeM BaHKOM KOHCYNbMauUoHHbIX U Opyeux YCrye Ha (hUHaHCOBOM PbiHKe. BaHK u cessaHHble ¢ HUM CMOPOHbI He Gepym Ha cebsi 0meemcmeeHHOCMb, BOSHUKAIOWYIO U3
ucnonb308aHust MBOL UHOPMAUUU UM 3aKMIOYEHUL, UTOKEHHbIX 8 Hacmosiwem omdeme. Llumuposarue unu ucnosib3oeaHue ecell unu Yacmu UHghopmauuu, codepxatuelicss 8 Hacmosiuem omyeme, Gonyckaemcs mosbko ¢ NPAMo
02080PEHHO20 pa3peweHus baHka. Hacmoswul omyem moxem Gbimb UCNOMb308aH UHEECMOpaMU Ha meppumopuu Poccuu ¢ ydemom delicmeylowe2o 3akoHodamenscmea P®. MHocmpaHHble UHBECMOpbI (BKMKOYas, HO He
ozpaHuyugasice. LUisetyapus, Koponeecmeo Hudepnawdos, Mepmanus, Mmanus, ®panyus, LLseyus, [arusi, A6cmpus) Mozym Ucnofis306ams HACMOALYUL OMYem MOIbKO, eCu OHU SB/SIOMCS UHCMUMYYUOHTBHBIMU UHBECMOPamMU Nno
3aKoHo0amerbemay cmpakbl peeucmpayuu. Hacmosuut omyem nodeomoeneH barkom, KomopbIil He 3apeaucmpuposaH 8 kadecmee Gpokepa-Ouepa YNOMHOMOYEHHbIM OpP2aHOM NO peeucmpayuu (huHaHCco8bIx opearudayull CLUA,

pacnpocmparsiemcs koHmpazeHmam banka e CLUA u npedHasHayaemes monbko 055 amux nuy, Komopble nodmeepxdatom, Ymo OHU 1 OCHO8HBIMU UHCMUMYYUOHabHbIMU uHeecmopamu CLUA, kak amo onpedeneHo e [pasune
15a-16 3akoHa CLUA o ueHHbIx Gymazax om 1934 200a, U noHUMalom U NPUHUMAIOM 8CEe PUCKU, Cesi3aHHbIe C OnepayusiMu ¢ (PUHaHCO8bIMU UHCMPYMEHMaMu (8Kmoyasi UeHHble Gymaau). Hacmoswuli omyem nodzomosneH bakkom,
KomOpbIii He 3apeaucmpuposaH yNoIHOMOYEHHbIM 0P2aHOM N0 pesucMpauUL (UHaHCOBbIX opearu3ayuli BenukobpumaHuu, u pacnpocmp KOHMP bBarka 6 BenukobpumaHuu, He SeNIAIoULUMCS YaCMHbIMU UHBECMOopamu.

KaxObili aHanumuk [enapmamenma uccriedosaHull 00/1208bIX PbIHKOB, YaCMUYHO LU NOHOCMbI0 OMeevarwull 3a codepxaHue daHHO20 omyema, nodmeepxdaem, Ymo € OMHOWEHUU Kax0020 (hUHaHCOB020 UHCMPYMeHma umu
amumeHrma, ynomsHymeIx € omyeme: (1) ece b 18 MHEHUSI omy €20 NUYHOE OMHOLWEHUE K OaHHbIM UeHHbIM Gymazam uiiu IMumeHman; (2) e2o 803HazpaxdeHue HanpsMylo LU KOCBEHHO He C8A3aHO0 C peKkoMeHOayusaMu

unu e3ensdamu, ebIpaxeHHbIM 8 omdeme; U (3) OH He NPOBoOUM ONepauul C (hUHaHCOBBIMU UHCMPYMEHMAaMU KoMnaKull, aHanus OesmesibHOCMU KOMopbIX OH ocywiecmensiem. bark He Hecem Hukakoll omeemcmeeHHocmu 3a
UCnoNb308aHuUE KeM-uBO UHGOPMAYUL, OCHOBAHHOL Ha MHEHUU awarumuka Jenapmamerma uccredoganuil A0208bIX PbIHKO8 8 OMHOLEHUU KaKOZ0-TUGO (hUHAHCOBO20 UHCMpYMEHMa.
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